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FIG. 2 
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ESTIMATE A STATE USING MOVING 
HORIZON ESTIMATION 
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DETERMINE AN INPUT BASED ON AN 
OBJECTIVE FUNCTION THAT INCLUDES A 
CONSTRAINT 
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APPLY INPUT TO SYSTEM 
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DEFINE AN ESTIMATOR OBJECTIVE 
FUNCTION FOR THE ESTIMATOR 
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OPTIMIZE THE OBJECTIVE FUNCTION TO 
DERIVE ESTIMATED STATE, SUBJECT TO 
CONSTRAINTS 
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SEND ESTIMATED STATE TO REGULATOR 
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REGULATOR OPTIMIZES REGULATOR 
OBJECTIVE FUNCTION BASED ON 
ESTIMATED STATE, SUBJECT TO 
CONSTRAINTS 
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RETURN OPTIMAL INPUTS 
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APPLY INPUTS TO SYSTEM 
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MEASURE OUTPUTS 
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FIG. 4 
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FIG. 5 



